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Nikkei 225 Leveraged Index

Public and corporate bonds

1 unit

Nomura Asset Management Co., Ltd. URL https://www.nomura—am.co.jp
Hiroyasu Koike, President & CEO

Satoshi Nagasaka, Head of Support Dial Team
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Scheduled date of submission of securities report: August 14, 2024
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I 772 ROEMRRN

Fund Management

1. 2024 4 5 AHIOERRI (20234 5 A 21 H~20244 5 H 20 H)

Management Status for Year ended May 2024 (from May 21, 2023 to May 20, 2024)

(1) BPENR (B 7 AR O
Assets (fractions of less than JPY mil. shall be rounded down)
\ e Blé - 18-S - OO EE - .
BT R . £ &5 (HiE
FERGEE R ) BFF (Mg )
Primary Invested Assets Cash/Depo.slts/.Oth.er. A.ssets Total (Net Assets)
(excluding liabilities)
BHE TR L &HA AL KA AL
Amount ratio Amount ratio Amount ratio
"M % BAH % BAaH %
JPY mil. % JPY mil. % JPY mil. %
2024 £ 5 A #j 86,996 (20.1) 345,373  (79.9) 432,369 (100.0)
FY ended May. 2024
2023 4E£ 5 A #] 0 (0.0) 176, 324 (100.0) 176, 324 (100.0)
FY ended May. 2023
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(F PR EE )

@)

B - AR

Creation and Redemption

(fractions of less than one thousand units shall be rounded down)
AFH R IR EREUlILER
FATH N s A %R FATH N4
No. of Issued Units N fnz its Created No. of Units No. of Issued Units
at End of Previous o0 ?é)f cate Redeemed at End of Fiscal
Fiscal Period (®) Period
@ (OREOR®)
T T T T
‘000 units ‘000 units ‘000 units ‘000 units
2024 £ 5 A #j 9, 760, 50, 800 45, 480 15, 080
FY ended May. 2024
2023 £ 5 A #j 33, 440 87, 020 110, 700, 9, 760
FY ended May. 2023
(3) FE¥EqAE
Net Asset Value
100 1134 V) HEHAEfIAR
Mg e Alk AL (/S FHEMIRMARFATHE 0 E0 X 100)
Total Assets| Liabilities | Net Assets Net Asset Value per 100 units
(@) (@) (OIORO))) ((®/No. of Issued Units at End of Fiscal
Period) X 100)
Epals Epals Epals !
JPY mil. JPY mil. JPY mil. JPY|
2024 £ 5 A #j 469, 162 36, 793 432, 369 2,867,172
FY ended May. 2024
2023 £ 5 A #j 190, 969 14, 645 176, 324 1, 806, 601
FY ended May. 2023
(4) i
Dividend Payment
100 F124 v 5B
Dividend per 100 units
!
JPY|
2024 4 5 A 0
FY ended May. 2024
2023 4£ 5 A 0
FY ended May. 2023
2. KEFHOER

Change in Accounting Policies

O KFHEEFEOBEIC E I AR

PN

Changes accompanying revision to accounting standards, etc

No
@ OLsSDER

Fii 3

Changes other than those in D No
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I M%sE3% Financial Statements

(1) [EfExIZ] Balance Sheet

(HAL : M) (Unit : JPY)

%11
(2023 4F 5 H 20 HEIME)
11th Fiscal Year
As of May 20, 2023

%12 #
(2024 4F 5 H 20 HEIA(E)
12th Fiscal Year
As of May 20, 2024

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

a—)b e =
Call loans

147, 756, 945, 661

310, 632, 611, 111

[EIfiTRES

Government bonds

86,996, 111, 225

R P i A B

Revaluation of derivatives

34, 189, 244, 25

14, 116, 635, 898

ARIUA A

Accounts receivable — other

5,247, 404, 836

ARIHE

Accrued interest

699, 306

FEALFEREAL S

Margin deposits

3,776, 108, 974

57,416, 494, 049

TRENE PE AR

Total current assets

190, 969, 703, 721

469, 162, 551, 589

g Ol

Total assets

190, 969, 703, 721

469, 162, 551, 589

i=U{OF
Liabilities

ENAE
Current liabilities

R P i Al B

Revaluation of derivatives

103, 740

5,613, 792, 929

AEDFRA 4
Redemption payable

13,101, 189, 40

29, 878, 803, 00

ARALSZREAE

Trustee fees payable

91, 886, 997

77,316, 247

RANZFEE W

Investment trust management fees payable

1, 378, 304, 989

1, 159, 743, 617

RALFI B,

Accrued interest expenses

319, 074

Z DAL E

Other accrued expenses

73,600, 183

63,416, 844

mEhAE A
Total current liabilities

14, 645, 404, 383

36, 793, 072, 637]

afies

Total liabilities

14, 645, 404, 383

36, 793, 072, 637]

LS E DER

Net assets
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TEAGE
Principal and other

JoA

. 21, 232, 880, 000 32, 806, 540, 000
Principal

T4
Surplus

BRI R SUTIR K EE (L)

Surplus (deficit) at end of period 155, 091, 419, 338 399, 562, 938, 952

AR At

. 176, 324, 299, 338 432, 369, 478, 952
Total principal and other

M EE A E

176, 324, 299, 338 432, 369, 478, 952
Total net assets

AEME PERFT

Total liabilities and net assets 190, 969, 703, 721 469, 162, 551, 589

(2) [BEKOFEISEEHHEE] Statement of Income and Retained Earnings
(BA7 : 1) (Unit : JPY)

%11 12 1
H 20224 5 21 H H 20234 5H 21 H
E 20234 5 H 20 H E 20244 5 H 20 H
11th Fiscal Year 12th Fiscal Year
From May 21, 2022 From May 21, 2023
to May 20, 2023 to May 20, 2024
&%E Amount &%E Amount
= 1
Operating revenue
= BRI
SR . 23, 608 38, 844, 440
Interest income
N [=] Y A=
UREERA IS | S iR . o 140, 855, 936, 556 145, 213, 659, 282
Profit and loss on dealing of derivatives
v o AZ
eaééqlﬁﬁ;qp+. 140, 855, 960, 164} 145, 252, 503, 722
Total operating revenue
B R
Operating expenses
1] &L
LA 86, 241, 878 54,561, 564
Interest expenses
=2
AL 192, 433, 456 143, 046, 444
Trustee fees
Zata 2, 886, 501, 841 2, 145, 696, 512
Investment trust management fees
COfE 166, 474, 434 128, 827, 988
Other expenses
s A2
E%;%%%;ﬁ[jn+' 3, 331, 651, 609 2,472, 132, 508
Total operating expenses
O R
AR LERIRE (A) 137, 524, 308, 555 142, 780, 371, 214
Operating profit (loss)
(\ e, | N (\ Al LEn
éiﬁﬁ*Ji&)Z&if%ﬁ%%aﬁ% () 137, 524, 308, 555 142, 780, 371, 214
Ordinary profit (loss)
A7z l/\ I > \// ;’\ =
éaﬁ@f@%]%&}llizéﬂﬁf@%aﬁ% (A) 137, 524, 308, 555 142, 780, 371, 214
Profit (loss)
BRI 5 SR A0 YR IT AR
HRUNTLE S Y HIHE RGOS B (A) 1 1
Distribution of profit loss from partial
redemptions
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T A : VN
AERRE X ERRE (L) , 378, 162, 173, 783 155, 091, 419, 338
Surplus (deficit) at beginning of period
|44 B n%E =AY |

RRHNEIBRASBOR . 984, 961, 072, 600 993, 981, 531, 200
Increase in surplus or decrease in deficit

LB NNE FEICAE 5 IR IR IR B 4

/DER

DR _ ) o 984, 961, 072, 60 993, 981, 531, 20

Increase in surplus or decrease in deficit

from additional subscriptions for period

144 D48 B4 HE 4R

RIREFOEIBIRASHNE . 1, 345, 556, 135, 60 892, 290, 382, 800
Decrease in surplus or increase in deficit

W — IR D RIS FE TR A

]

M . . . .. 1, 345, 556, 135, 60 892, 290, 382, 80

Decrease in surplus or increase in deficit

from partial redemptions
Sy 1 1
Dividends

144 B4

AARRRE IR AR (A) 155, 091, 419, 338 399, 562, 938, 959
Surplus (deficit) at end of period

(3) [mEit#]

(EHE /2S5 HFHHR 2 FHICEET 235

1. EHEPEOFm A K ORI Tk |[EMERES:

I & U CHRMIECRHME L Tl 0 9,

Al & 72 > TiE, MRSt o3RI 2 MAESE TR L TR 0 £,

eS|

MBIFTORKT H5E B OWEEMEEZHAVWTEY £9,

2. EH - IR OFE FIEHE IR PG AL IS | SR AR

EHREECTH EL TR £9,

3. ARG S D WS |12 B 2 FIE O M RGO RHME OB EIC B W TIE — EDRMHREMHE LA L TWAH =D, B2 5
SR ERIEICL S T25E, YMENERZ 2 H D £,

F7o. TUANAT 4 THBICEAT 28OS L, HETHLT I AT ¢ TEEICRT

24 BB E T3 R LOBETLARTH Y | S A KRN T U T 4 7TH

BIOMGBI A7 OREZEZRTHLOTIEIHY FHA,

4. FDfh BTy ROFEHMIT, FERNROBEIZEY, 2023 4 5 A 21 A2 D 2024 47

5 A 20 HETLr>TERY £,

(HERF EORAY (BT 5 ER)
FHFHIIDH Y FEA,

(e R B9 5 1)

%11 1 %12
2023 4 5 H 20 HELE 2024 4 5 H 20 HELE
1. FHEAEHMOKRBIZE T 2ZBHEOREK 1. FHEHMEOKRBIZET 22 EHEORE
9, 760, 000 1 15, 080, 000 M
2. HEHMORBICHITS 1 BN OMEEDRE 2. BEHMOKRBICBIT S 1 BALY 720 ORE EDOFE
1 172 0 g pERR 18, 066. 01 1 172 0 Mg pERR 28, 671. 72
(100 024 7= v i pE%H) (1, 806, 601 F4) (100 14 7= v Wl ERH) (2,867,172 1)
(LS KX ORISR @R FICHE T 5 1ER)
W11 512 1
H 20224 54 21 H H 20234 5 4 21 H
% 20234 5 H 20 H % 20244 5 H 20 H
1. Zfics O ER R 1. Srfid: OFHEE R
HH HH
B[RRI A A\86, 218,270 H ERiEREaY | A A15,717, 124
53 B A Ff 7 4 B A\29, 253, 890, 583 73 BC Y R S 4 B A\32, 585, 518, 584
! &l
P § i C=A+B 29, 340, 108, 853 Fic 24 SN 2 5 R R C=A+B 32,601, 235, 708
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2 D 3, 245, 409, 731 E % 2 D 2,417,570, 944 ;
N £ 3 i w] REAH E=C-D 0 [ U 2k 53 i 7] REAH E=C-D 0H
N 25 3 i 4 F 0M U 22k 70 i 4 F oM
R (4 B AR A N7 4) G=E-F 32,585, 518, 584 U1 4 (5 i M 5T ) G=E-F /35,018, 806, 652
mE~4 H 9, 760, 000 : mE 4 H 15, 080, 000 Pnj
100 4720 S3fid4: 1=F/HX 100 oM 100 1272 V) 4yEd 4 1=F/HX 100 0M
(&Fhps Sh 2 B4 % 7 50)
(1) 4l ps b AR DU PE 3 2 9510
%11 %12

H 20224 5 H 21 H
x 20234 5 20 H

H 20234 5 H 21 H
x 20244 5 20 H

1. A EhpE S 3 2 Uk T 6

M7 72 R, WERREOEREEANIETIEES 258
ATHIZED HAERBEEFEFETH Y | (Rt ET 2 EH
DIARTFEHPE N, BIFESES O AEpE M3 L THE & L
CTEMATHZLEHMELTEBY £1,

0. BRPE S DONE R NE DLFRETITRD Y R

L7 7 RBMEET DE8mMELOFEIX. T VN7 0 T
gl a—b - B = EOEBEMROEBEB TH Y £,
IIHIE, BREAEBNY R SFIEENY XY e EOTHSY R
7 ERY R ROWREMEY 2712868 THBY £,
M7y Rk, BrEMEICE T 2 BEONEM/2EHICE T
HZEHEAME LT, HMEEEWEG| 217> TR £,
WEET U ANT 0 TN, R E T DRSS 4R B ik
EENY A7 #HLTEY 7,

3. SRPE S IZER D U A 7 B HER

AT B W TIE, ML LG Y 27 FHICE T A KR
DERT, NT = AOEEKCER Y A7 OFHELT
o TEY ET,

Ofith U A7 OEB

M ) A7 ICB LTk, R EORNEZ HRE, 5087 -4
2 L, EFHHIZIH > TV ENEOEHEZT/2>TEY E
ED
O Y A7 OEH

GV A2 7L T, BITERSIE oMk B84
BIEHIE - 30T 2 R, ke L, A EOFE RIS U
IR EDEB AT > TRB Y £9,
OFEME Y A7 OE

GRENE U 2 7 1B LTI, MBS U T E ORI &
R L, B | ECk AL REOER T/ >TEB 0 7,

L. RS S 2 BT #
Al 2

0. BRPE S DONE R NE DLFRE TR Y R

L7 7 RBMREET /AL OFEIX. AW, 7 U
T4 THBl, 3= 0= EOEREEN CERER TH
DET,

BT 7 v RBRE T 2GRSO,
2 AFEARRICERE L TR Y £,
IHIE, BRMEBNY R SFIEENY XY e EOTHEY R
7 ERY R ROWREMEY 2712858 THBY £,
M7y Rk, BrEMEICE T 2 BEONEM/EHICET
22 HEME LT, BRI EMEE 217> T 0 £7,
MET VAT ¢ TWBIE, M5 & T DM GRS ik
EENY A7 #HFLTEY 7,

3. SRPE S IZER D U A 7 B HER

ks

(Z oMoz O

(2) S flps o OWFI S 12 B9~ 5 FIH

%11
2023 4E 5 H 20 HEHE

%12 1)
2024 4E 5 H 20 HEHE

1. S REFE LA, Rl Rk O

EERTHEZR oM I3RR & U T TR CREG L
TWAT8, S IRES FEE LIl & OZEEIIH Y 8
oo
2. WHlOREE %

URAE P S AT ATE B

FUNRT 4 TWBNZHOW T, (FofoiEid) o 3
FUNRT ¢ THEIBRICEH L TR £,

a—)b 0D SRS K DNV SR E TS

S OF I3 TR S Lo, RIS

1. BRI AR, Wefli 2 OZE%0
A

2. EHliOREE Ik
[ i 7E
(EHEEFHTEHIR D BT T 5 7ER) ICR#E LT
BOET,
URZAE P S AT B

FUNRTF 4 TEBNZHOWTIL, (FofoiE:sE) o 3

_6_
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fliLEEL L THDZ b, BHRIEBMAELZ RIS LT T U AT 0 TEEIBMRICERK L B0 £9°,
nET, a—)b - 1 — O EHER OB
IO O BITEME TRE IND T2, IREMAEIX
&L TNWD Z b, YRREMAA R & LTk

D\ijﬁo
(BEE Y E & DG IZBd 5 ERD)
11 912 B
H 20224 5 H 21 H H 20234 5H 21 H
F 20234F 5 20 H I 20244 5 H 20 H

MBS & DM ARG AR D N IER M 2 BIR LT, —M& AL
DG 5 L 570 2 Bl 5 L OS5 134T 72 b T
e, HYFHIISVERA,

(FofhoER)
1 TARDKE)
11 %12 B
H 20224 5 H 21 H H 20234 5H 21 H
= 20234F 5 H20H = 20244 5 H 20 H
LUNE TN 72,748, 720, 000 M| eA%E 21, 232, 880, 000 [
1 B N 3% B ST AR 189, 312, 010, 000 M 1B INER E TTAKH 110, 515, 400, 000 [
891 e A 240, 827, 850, 000 FI{ i — i) e A 98, 941, 740, 000 [
2 HAMFEHEITR
5cE HPA MRES:
511 HA 512 B
\ H 20224E 5 H 21 H H 20234 5 H 21 H
HEH 2 20234 5 20 A I 20244 5 7 20 A
HRICE TNz (M) HRICE TNz (M)
EMEFEA: 0 0
&t 0 0

3 T UNT ¢ 7 H| BR
T UNRT ¢ TG OBRKIFE, Wl X ORI HE AR

5 11 41(2023 4= 5 /1 20 A BIAE) 5 12 191(2024 4 5 J] 20 A BIAE)
_— THVES () s (1)
6 | M D | AR (D) e | M| R ()
[ [
it 33503
BRATS 25 3|
8 275, 825, 597, 610 —| 310,019, 700, 000f 34, 189, 140, 510] 856, 301, 016, 011 —| 864, 814, 450, 000 8,502, 842, 969
&t 275, 825, 597, 610 —| 310,019, 700, 000f 34, 189, 140, 510] 856, 301, 016, 011 —| 864, 814, 450, 000 8, 502, 842, 969
(1) Wl O 5E Sk
1 5|

ENEEE DN T
FHOFMIZB N T, BEIFTORFT A5 B OBFRMEZ AT £7,
KRBT~y VRHPER SN TWE LDIX TS NWERA,

(4) [F)mBIAnER]

B 1 HLREAAME
(1) #E= (2024 45 5 A 20 HEIAE)
FOUEIHITIH Y FH A,
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(2) BRI DA AfFESS (2024 4F 5 A 20 A HAE)

(BN )
e W #AR ik oy A4 ik
EfERES HAH EEAEWEES F1 22 2[H 10, 000, 000, 000 9, 999, 968, 980
EEEWRES #5122 3 10, 000, 000, 000 10, 000, 000, 000
FEEERES #5122 5[ 12, 000, 000, 000 11, 999, 976, 600
EEEWRES #1227 10, 000, 000, 000 9, 999, 899, 760
EEERES 1 2 2 8 15, 000, 000, 000 14, 999, 165, 790
EEEWRES %1 2 3 0[] 15, 000, 000, 000 14, 998, 420, 095
FEEERES %51 2 3 2[[ 15, 000, 000, 000 14, 998, 680, 000
INF GaiisL : 7 87, 000, 000, 000 86, 996, 111, 225
AR SR < 20. 1% 100. 0%
G 86, 996, 111, 225

(FE D) i3 L 0 ARl OB EIC T 2 R, RO/ MO A HSEIC T 2R TH Y 97,
B2 T UVNT ¢ TEHI R OB THIEG | OSHFEDE B ORI ORI 2
MBEHRICBITAERFEE LTEHRLTWAZ0EKELTEY £9,
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